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The  main  lines  of  research  undertaken  during  the  period  are: 

Probability  Theory:  Major  advances  were  made  in  obtaining  Edgeworth  expansions  in  a 
variety  of  situations,  e.g.,  involving  discrete  variables,  and  errors  in  variables 
models.  New  limit  theorems  were  established  and  their  applications  were  discussed. 
Several  contributions  have  been  made  to  characterization  theory. 

Linear  Models  and  Time  Series:  New  methods  of  forecasting  were  developed  using 
dynamic  linear  models  and  multiple  bilinear  time  series  models. 

Multivariate  Analysis:  Topics  of  research  in  this  area  included  inference  on 
interclass  and  intraclass  correlations  and  principal  component  analysis. 

M-estimation:  A  unified  theory  of  robust  inference  (estimation  and  tests  of 

hypotheses)  was  developed  using  a  convex  discrepancy  function  for  minimization. 
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The  main  lines  of  research  undertaken  during  the  period  are: 


Probability  Theory:  Major  advances  were  made  in  obtaining  Edgeworth 

expansions  in  a  variety  of  situations,  e.g.,  involving  discrete  variables, 
and  errors  in  variables  models.  New  limit  theorems  were  established  and 
their  applications  were  discussed.  Several  contributions  have  been  made 
to  characterization  theory. 


Linear  Models  and  Time  Series:  New  methods  of  forecasting  were  developed 
using  dynamic  linear  models  and  multiple  bilinear  time  series  models. 


Multivariate  Analysis:  Topics  of  research  in  this  area  included  inference 
on  interclass  and  intraclass  correlations  and  principal  component  analysis 

M-estimation:  A  unified  theory  of  robust  inference  (estimation  and  tests 

of  hypotheses)  was  developed  using  a  convex  discrepancy  function  for 
minimization. 


iTVT  o 

!  l:,  . 

j  ■  .... 

Ey 

jt'  ibt  . !  ■ 


91-13067 

Di  A 

BlllilSli 

. 

q 


APPENDIX 


List  of  Visitors 

G.  J.  Babu 
Z.  D.  Bai 

J.  K.  Baksalary 

X.  R.  Chen 

F.  Critchley 

Y.  Fujikoshi 
A.  Kagan 

C.  G.  Khatri 

S.  Konshi 

Z.  J.  Liu 

K.  V.  Mardia 
M.  B.  Rao 

T.  Subba  Rao 

D.  N.  Shanbhag 
M.  S.  Srivastava 

G.  Terdik 

H.  Toutenburg 
D.  S.  Tu 

X.  C.  Wang 

Y.  Q.  Yin 

L.  C.  Zhao 
Lu  Zhang 


to  the  CMA 

(USA) 

(China) 

(Poland) 

(China) 

(UK) 

(Japan) 
(USSR,  USA) 
(Indian) 
(Japan) 
(China) 

(UK) 

(USA) 

(UK) 

(UK) 

(Canada) 
(Hungary) 
(Germany) 
(China) 
(China) 
(China,  USA) 
(China) 
(China,  USA) 


